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$y_{t1}$. $=$ $\wedge\prime 9\xi_{\mathrm{f}},+\wedge’+\mathcal{E}1^{\cdot}z_{\alpha}$ ,
. , 2 $\overline{7}^{=-}$ $y=_{\wedge}\prime 9x’+\wedge\ovalbox{\tt\small REJECT}$, ,
3, $y$ $\wedge,J$ , $\xi_{tt}$ $\alpha$ .
$\xi_{t1}$. , $\mathit{3},$ $\wedge 1’$
. , Neyman and $\mathrm{s}_{\mathrm{c}o\mathrm{t}\mathrm{t}}[19481$ –
, .
, $(\xi_{1}, \ldots, \xi_{r\iota})$
2 (Kendall and $\mathrm{S}\mathrm{t}_{11}\mathrm{a}\mathrm{r}\mathrm{t}[19\overline{‘}9]$ ).
1.
2. $k(\xi)$ i.i.d.
1 (linear functional relationship) (stratified model) , $\xi_{l1}$.
. 2 (linear structural relationship)
916 1995 90-111 90
(mixture model) , $k(\xi)$ .
.
$(\epsilon\iota_{\alpha}, \epsilon_{2r\mathrm{f}})$ $0$ i.i.d. , 2 $\xi_{t}$, .
, (\xi ) $(\epsilon_{\iota\alpha}, \epsilon 2\alpha)$ $‘\prime 9,$ $\wedge|’$
. ,
, ( $\mathrm{R}6!\mathrm{i}\mathrm{e}\mathrm{r}\mathrm{s}\emptyset 1[1950]$, Bickel et $\mathrm{a}1.[19871$ etc). $\epsilon_{\mathrm{I}}$ $\epsilon_{2}$
$N(\mathrm{O}, \sigma^{2})$ ( ). , $\xi_{CY}$ i.i.d.
( ) .





$S=\{p(X, \theta, k)|\theta\in\ominus\subset R^{l}\mathrm{r}, k$. $\in K\}$
, $x$ 9 $d$
$y(x, \mathit{9})=(y_{1}(X, \mathit{9}),$ $\ldots,|_{\mathrm{f}}Jl(x, \theta))^{\mathrm{T}}$
.
$\mathrm{E}_{\mathit{9}.k}[y(x, \theta)]=0$ , $\forall \mathit{9},\forall k$, (1.2)
$\det(\mathrm{E}_{\mathit{9}.k}[\partial_{\mathit{9}^{y}}(x, \mathit{9})])\neq 0$ , $\forall \mathit{9},\forall k$ (1.3)
$\mathrm{E}_{\mathit{9}.k}[||y(x, \mathit{9})||.l]<\infty$ , $\forall \mathit{9},\forall k$ (1.4)
, E9 $.k$ $p(x, \mathit{9}, k,)$ $\partial_{\theta}=\partial/\partial\theta$ , $||\cdot||\dagger 3$: ‘ .
(1.2) , (1.3), (1.4) .
, i.i.d. $x_{\rceil}$ , . .., $x_{r\iota}$ , $y(x, \mathit{9})$
$\sum_{i=1}^{\prime\iota}y(X_{i},\mathit{9})\wedge=0$ (1.5)





$\mathrm{A}\mathrm{v}[y]$ $\equiv$ $rarrow 1\mathrm{i}\mathrm{n}1\infty n\mathrm{E}\mathit{9}.k\mathrm{O}[(\theta-\mathit{9})\wedge(\mathit{9}-\mathit{9})\wedge\uparrow]$
$=$ $A^{-\rceil}V(A^{\mathrm{T}}’)^{-1}$ (1.6)





Amari and $\mathrm{I}\backslash 1\mathrm{l}\mathrm{n}1O\vee \mathrm{n}1^{198}8$] (Neyman-Scott )
$(\mathrm{A}\mathrm{n}\mathrm{l}\mathrm{a}\mathrm{r}\mathrm{i}[1985])$ ,





, ( $\mathrm{A}\mathrm{n}\mathrm{d}\mathrm{e}\mathrm{r}\mathrm{s}0\mathrm{n}[1984],$ Gle.s$6!\mathrm{r}[1981]$ etc). $P$
$x_{1\alpha}$ $r$ n $n$ $(p+r)$ $x_{\alpha}=(x1\alpha’ X.z.\alpha)$
.
$x_{\alpha}=$
$\mathrm{u}_{2_{ll}\gamma\iota\alpha}=+Bu$ , $a=1,$ $\ldots,$ $n$ (1.8)
u $R^{(r^{)}+\prime\cdot)}$ $P$ , $p$
ul . $e_{r\mathrm{r}}$ , $\mathrm{O}$ , $\Sigma$ i.i.d.
. $P$ $B,$ $\gamma$
.
. ,
2 3 , –
, ( [1994, 1995]).
$-$ .
2
($y$ $\wedge|^{i}=0$) . 1
– . $n$ 2
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$/|\alpha$ $=$ $\wedge\prime 9\xi_{\alpha}+\mathcal{E}.z\alpha$ ’







$N(\mathrm{O}, \sigma^{2})$ , $\xi_{c\mathrm{r}}$ .
$\sigma^{2}$ .
$\xi_{1},$. i.i.d. $(x, y)$ ,
$p(x, \mathrm{t}J, ‘\prime 9, \sigma, k2)=\int p(x, y, \theta, \sigma, \xi)2k(\xi)\mathrm{d}\xi$ (2.2)
. ,
$p(x, y, \wedge 9’, \sigma^{2}, \epsilon)=\frac{1}{2\pi\sigma^{2}}\mathrm{e}x\mathrm{p}\{-\frac{1}{2\sigma^{2}}.(_{X}-\xi)^{2}-\frac{1}{2\sigma^{2}}(y-‘\prime 9\xi)^{2}\}$ (2.3)
$\xi$ (X, $y$ ) ( ) .
$S=\{p(x, y, \theta, \sigma^{2}, k)\}$ . , $h^{-t}$’
$s$ , $a$, .
$s(x, y, \wedge\theta)$ $=$ $x+\theta y$ (2.4)
$a(x, y, \beta)$ $=$ $y-_{h}\theta_{X}$ (2.5)
$\xi$ , $s(x, y, \beta)$ ( $\theta$ ) $\xi$ ,
$4\backslash ^{\tau}\prime\prime((1+\beta^{2})\xi, (1+‘ q_{)}^{2}\sigma^{2})$ . - , $a(x, y, \theta)$ ,
$N(\mathrm{O}, (1+\wedge\theta^{2})\sigma^{2})$ . , $s$ $a$ .
, (Anlari and $\mathrm{K}\mathrm{a}\backslash \backslash ’ \mathrm{a}\mathrm{n}\mathrm{a}\mathrm{b}\mathrm{e}1^{1}994]$ )
( [1995]).
1. $g(s, \beta)$ $s$ ,
$g(s, \theta)a=g(x+\theta y, \theta)(y-\theta x)$
.
$\Rightarrow$ $+‘\prime 9y$) $(y-‘\prime 9x)$ ( ).
2. $\xi$ (\xi )
$\mathrm{E}_{\theta.\sigma^{2}.k}[\xi|S1^{a}=\mathrm{E}_{\beta.\sigma^{2}.k}1\epsilon|X+\beta y](y-\beta X)$ (2.6)
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( $x_{\mathrm{r}’/_{1}},\mathrm{t},,$ $\beta,$ $\sigma^{2}$ , Cn)
$=$ $\frac{1}{(2\pi\sigma^{2})^{r}p}\exp\{-\frac{1}{2\sigma^{2}}\sum_{\prime \mathrm{r}=1}(x,\mathrm{r}Y\iota-\sigma,.)2-\frac{1}{2\sigma^{l}}.(\mathrm{r}=\sum_{\rceil}r\iota(yC\mathrm{r}-\theta\xi_{c}p)2\}$ (2.7)
3, $\xi_{\mathrm{r}},,$ $(\sigma^{2})$ . , 3 $h^{\wedge}\prime 9_{\mathrm{k}\mathrm{f}\Gamma}$, $\xi_{\gamma)}$ .
.
$, \sum_{)=1}^{rp}\frac{\partial}{\partial_{\wedge}},,$ $\log P(X_{\alpha},yt\mathrm{r}’\theta,\xi‘ \mathrm{r})$ $=$ $\frac{1}{\sigma^{2}}.\sum_{C1=\iota}^{l}$
’
Co $(\mathrm{i}J_{C}r-‘\prime 9\xi_{\alpha})=0$ (2.8)
$\frac{\partial}{\partial\xi_{\mathrm{r}}},1o\mathrm{g}p(x\alpha’ \mathrm{t}J\alpha’\wedge;\prime y,\xi_{\mathrm{r}},)$ $=$ $\frac{1}{\sigma^{l}}.\{x_{\alpha}+\beta y_{\alpha}-(1+t9^{2}’)\epsilon(1^{\cdot}\}=0$ (2.9)
, 3, $\xi_{C1}$. $\sigma^{2}$ . , $\sigma^{2}$
, . (2.9) $\xi,$). 3
.
$\xi_{\mathrm{r}\mathrm{r}}(\beta)\wedge.=\frac{x_{\alpha}+_{\mathrm{s}}q_{J}\mathfrak{l},\mathrm{r}}{1+\prime 9^{2}}‘$. (2.10)
(2.8) 3 ($\beta$ 2 ) .
$\sum_{r\mathrm{r}=\iota}(X\alpha+\theta y_{9}l)(\mathrm{i}_{r1}J -\theta x_{tt})=0$ (2.11)







. 3 2 $\neq 0$ , 2
(2.13)





$\bullet$ . , $\wedge^{\wedge}\prime 9_{\mathrm{h}r}’$, $\xi$
$k.(\xi)$ $\sqrt{n}-$ , .
$\mathrm{A}\mathrm{v}[_{:\mathrm{k}}l\wedge 9\prime f,]=‘\ldots\frac{(1+J9^{2})\sigma\{2\sigma^{2}+(1.+\prime 9\prime)2(//_{\xi\epsilon}+\sigma^{2})2\}}{(1+\prime 92)(/l^{2}+\sigma^{2})\epsilon\epsilon 2’}‘.\cdot..\cdot$
.
(2.14)
( $f^{\vee}$. , $\mathrm{B}_{k}[\xi]=\mu\epsilon$ , Var$k[\xi]=\sigma_{\xi}$. )$2$ .
( $\epsilon_{\chi\rceil},,$ $\epsilon(I^{\cdot}2)$ , 2
.
. $(x_{\alpha}, y_{1},.),$ $\alpha=1,$ $\ldots,$ $n$ $y=‘\prime 9x$




, $\xi$ (\xi )
. , $\xi$ $\mu_{\xi}$ $\sigma_{\xi}^{2}$
.
.
, $(x+h\prime 9\mathrm{t}J)(y-\beta x)$
$\{(x+_{h}\prime 9\uparrow J+C)(y-_{\mathrm{g}}\prime 9X);c\in R\}$
. L- . $\mathrm{r}.\cdot$. $=0$
, L- (
) . L-
$a \cdot=\sum_{1}^{r\ell}(Xl\mathrm{r}+\beta yr)$ . $+\mathrm{r})(y\alpha-\theta x\prime\prime)=0$
($c=0$ ). $\wedge^{\wedge}\prime 9_{\mathrm{r}}$.







$(x+ \wedge\theta_{J}|+C^{\mathrm{x}})(\mathrm{t}J-\wedge 9_{X}l)=(x+‘\prime 9y+\frac{\sigma^{2}\prime^{\iota_{\xi}^{2}}}{\sigma_{\xi}^{2}}‘..\cdot)(y-\beta_{X})$ $(2.1\overline{1})$
L- ( $L^{\wedge}-$ ) . $L^{\mathrm{x}}-$ $\xi$ \xi ) ,1\xi
$\sigma_{\xi}^{2}$ , G l\xi $\sigma_{\xi}^{2}$
. L- ( $L^{X}-$ )
. , $\sigma^{2}$ 3 .
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L $\sim$ 7 – $\mathrm{L}*$ $\sim$ $*$ $\mathrm{g}$ A $\mathrm{s}$. – $\mathrm{g}$ $\sim$ $-$ A
$\mathrm{a}\mathrm{s}\mathrm{y}^{--}.\mathrm{s}- \mathrm{s}1--\sim------$
1: L-
: $‘\prime 9=1,$ $\sigma=1,$ $/r_{\xi},=1,$ $\sigma_{\xi}=1,$ $c^{\mathrm{K}}=1$
.’ $\theta=1,$ $\sigma=3,$ $//,\epsilon=1,$ $\sigma_{\xi}=1,$ $Ci^{-}=9$






2. (2 ) 3r, .
$\sum_{t\mathrm{r}=1}^{\gamma}p(x_{\alpha}+_{\mathrm{s}}\theta_{J}\mathrm{t}_{l)}$ . $+ \frac{\sigma^{l^{\wedge}}/l_{\xi}}{\wedge,\sigma_{\xi}^{2}}...\cdot)(|_{(\gamma}J-‘\theta_{X}\alpha)=0$ (2.20)
$\Leftrightarrow$ $\overline{X\prime \mathrm{t}J}^{\theta-}‘ 2(\overline{|J^{z_{-\overline{x^{2}}-}}}\mathrm{r}i\sim_{\overline{X\text{ }})\wedge}‘\theta-\overline{x_{JJ}1}-\Gamma\overline{|}=0$ (2.21)
96
, $\overline{x_{\ovalbox{\tt\small REJECT}}}=\frac{1}{n}\sum_{tl=1}X_{\alpha}n,$ $\overline{J\uparrow}=\frac{1}{n}.\sum_{\prime 1=1}^{r\iota}$ , 2 .






2. $\sigma^{2}$ – .
$\wedge\sigma^{2}=\frac{1}{\{1+(_{\wedge}\prime 9_{n}\wedge.\prime\prime,)2\}n}.\cdot\sum_{\alpha=\mathrm{i}}^{7\iota}(_{J4}\mathrm{t}\alpha-_{\iota’}\wedge 9,r\Gamma,x_{1}‘.)2$ (2.23)






4. (2 ) $‘\wedge\theta,,\cdot$ .
$\mu_{\xi},$
$\sigma_{\xi}^{\mathit{1}}$ – , $\wedge\sigma_{\xi}^{2}$ $\sigma^{2}$ – , $‘\prime 9r\wedge,\cdot$
$\mu_{\xi},$
$\sigma_{\xi}^{l},$
$\sigma^{2}$ $L^{\mathrm{s}}-$ $‘\wedge\prime 9_{r^{*}}.(c^{\wedge}=\sigma\mu 2\xi/\sigma^{l}\xi)$ .
. 3, $\xi$ \xi ) $\sqrt{n}-$ ,
.
$\mathrm{A}\mathrm{v}[.h^{\wedge}9’,\cdot]\Gamma="..\cdot\frac{(1+\prime 9^{z})\sigma\{2\sigma^{2}+.(1+\wedge 9l)\prime\sigma..\}\epsilon 2}{(1+\theta^{2})(\prime l^{z2}+\epsilon\epsilon)\sigma^{2}\xi\prime n,\xi\sigma+\sigma^{2z}}.\cdot\cdot\cdot.\cdot$ (2.26)
.
$L^{\mathrm{r}}-$
. $L^{\mathrm{K}}-$ . $L^{\mathrm{x}}-$
, .
. $\xi$ (\xi )
$\mathrm{E}_{9.\sigma^{2}.k}.1\xi|x_{=}+_{h}\prime 9y](_{J}1-\wedge\prime 9_{X})$
( ). $k(\xi)$ $\mathrm{z}^{l\backslash l}\tau(\mu\cdot\xi, \sigma_{\xi}^{2})$ $L^{\mathrm{x}}-$
– .
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2.1 $L^{\mathrm{x}}-$ $\xi$ $4l\backslash ^{r}’(/l_{\xi}, \sigma_{\xi}^{z})$ ( ) .
$\xi$ $s”\backslash ^{\tau}(/l,\epsilon, \sigma_{\xi}^{l})$ , $s=x,$ $+\beta_{l}J$ $\xi$
$\mathrm{A}l\backslash ^{\tau}’(\nu(\theta), T^{2})$ .
$\nu(s)$ $\equiv$ $. \cdot\frac{\sigma^{\mathit{1}}s+\epsilon\sigma^{z_{l}}l,\epsilon}{\sigma^{l}+(1+\prime 9^{2})\sigma^{z}\xi}.‘.$. $(2.2_{\overline{l}})$
$\tau^{2}$
$\equiv$ $. \frac{\sigma^{2}\sigma_{\xi}^{2}}{\sigma^{z}+(1+_{\iota}l;2)\sigma^{l}\epsilon}..$. (2.28)
, $4r\backslash ^{\tau}’(l\iota\xi, \sigma_{\xi}^{\mathit{1}})$
$\mathrm{E}[\xi|\mathit{8}]a=\nu(s)a\simeq(s+\frac{\sigma^{2}\prime^{\iota}\xi}{\sigma_{\xi}^{2}}.)a$ (2.29)
, $L^{\cross}-$ – .
, $k$ $S$ $k$
21 .
21 $\xi$ , $L^{\mathrm{K}}-$ .
$S=\{p(x, y, \theta, \sigma^{2}, k)\}$ .
$s^{ll}\backslash ^{\tau}(\mu_{\xi}, \sigma_{\xi}^{z})$ , 3 $\xi_{Y}$,
$\xi_{\alpha}(\beta)\sim=\nu(s)=.\frac{(1+\wedge 9^{2}\prime)\sigma^{2}\epsilon}{\sigma^{p}+(1+h9\prime 2)\sigma_{\xi}^{l}}..\cdot.\frac{s_{c\mathrm{r}}}{1+\prime\theta^{l}}.+.\frac{\sigma^{2}}{\sigma^{z}+(1+r\theta l)\sigma_{\xi}^{2}}...\mu_{\xi}$ (2.30)
$(s_{\mathrm{f}1}$. $=x_{\alpha}+‘\prime 9y")$ . , $\xi_{\alpha}(\beta)\wedge=s_{r\mathrm{r}}/(1+‘;9^{2})$ $\xi$
$\mu_{\xi}$ – . , $L^{\mathrm{x}}-$ 3
.
L- $\{(x+\theta \mathrm{t}J+c)(1J-h\prime 9x);c\in R\}$ $\xi$ (\xi )
$R_{1)}’=\mathrm{t}\lambda’\backslash \prime\prime(\prime l\epsilon, \sigma^{l}\epsilon)|/t_{\xi},$ $\sigma^{2}\epsilon\}$ . $\xi$ $k.(\xi)$
.
$\xi$ $\mathrm{F}\approx/\iota_{\xi},$ $\sigma_{\xi}^{2}$
$R_{1)}’=\{_{\wedge}’\backslash ^{\tau}’(/\mathit{1}\epsilon, \sigma_{\xi}^{l})|l^{\mathit{1}}\cdot\xi, \sigma_{\xi}2\}$ .
.
, (X, $y$ ) 2 , 3, $\sigma^{2},$ $\mu_{\xi},$ $\sigma_{\xi}^{l}$
$\wedge\prime 9^{/\epsilon}ll^{l}\xi|$ ,
. $S$ $S_{\mathrm{I}\}}=\{p(x, y, ‘\theta, /r_{\zeta,\epsilon},\sigma^{2})\}$
. $S$ S , $\xi$ $L^{\mathrm{x}}-$
$S_{\mathrm{t}t}$ .
98
2.2 $S_{\mathrm{I}}$ , , $s=\{p(x, y, \beta, \sigma^{l}, k)\}$ $‘\theta$
$S_{1)}$ 3 – .
2.2 $\xi$ , $L^{\mathrm{x}}-$ $\wedge^{\wedge}\prime 9_{\Gamma\prime}*$




$\sigma\epsilon,$ $f\in F\}$ (2.31)
, $F$ $0$ , 1 . $(x,|)$
$S=\{p(x, y, \iota^{l}?,\sigma^{2}, \eta, f)|\beta, \sigma^{2},\eta=(/l\xi, \sigma\epsilon), f\in F\}$ (2.32)
.
$g(x,\mathrm{t}J, \theta)$
$CX^{\cdot} \sum_{=1}^{n}g(X_{\alpha}, y_{\alpha}, h\prime 9_{J})c=0\wedge$ (2.33)
.
$\mathrm{A}\mathrm{v}_{\theta,\sigma^{2}},\eta.\int[.‘\prime 9,/$
. $\xi$ $f$ $F$
, .




23 $L^{\mathrm{x}}-$ 3 .
$\phi$ .
$h^{\wedge}\prime 9_{\Gamma,}$. $f$ , $\phi$ $L^{\mathrm{x}}-$
,
$\mathrm{n}\mathrm{l}\mathrm{a}\mathrm{x}\in \mathcal{F}$
Av$\prime 9.\sigma^{2},\eta_{f}.[^{\wedge}.h\text{ ^{}*}]\prime 9_{\Gamma}=\mathrm{A}\mathrm{V}_{\iota^{}};\wedge.\eta,\phi[^{\wedge}.\mathrm{r}^{\prime 9}r,\cdot]$ $\leq \mathrm{A}\mathrm{v}_{\iota}9.\sigma.\eta 2.\phi[.‘ J9_{t\prime}.]\wedge$ $\leq \mathrm{n}_{f^{1}\in}\mathrm{a}\mathrm{x}\mathcal{F}$ Av3, $\sigma^{2}.\eta_{I}.[^{\wedge},\wedge/]\prime 9_{\mathrm{c}}$
.
$\xi$ $k.(\xi)$
. $\sigma^{l}$ . 1000 ,
99
$L^{\mathrm{x}}-$ ( $\sigma^{2}$ ) . 1000 1000
$‘\wedge\prime 9_{i},$ $i=1,$ $\cdots$ , 1000 , 1000 2 .
$\overline{\mathrm{A}\iota}^{r}=\sum^{1}’(‘\prime 9_{i}-‘\theta)^{2}7\{)\mathrm{I}1i=1\wedge$










































4. $\mathrm{t}$ ( 4) ; $(\mu_{\xi}, \sigma_{\xi})=(1,1)$
5. ; $(\mu\xi, \sigma\xi)=(1,1)$
1: $r$





. $r=1$ , $r=3,$ $r=1/3$ .
103
.104
... $L^{\mathrm{x}}-$ $\sigma^{2}$ .






(Mariano and $\mathrm{S}\mathrm{a}\mathrm{v}’ \mathrm{a}\iota 1972],$ $\mathrm{A}\mathrm{n}\mathrm{d}\mathrm{e}\mathrm{r}\mathrm{S}o\mathrm{n}\mathrm{l}\mathrm{l}9\overline{/}6]$ ).
3








$y_{t1}$. $\cdot=$ $‘\prime 9^{\cdot}\xi_{l},$. $+\wedge\epsilon|^{\prime+}.2,,$ ,
, 3 $J$? $\wedge|’$ . $\xi_{1},$. (\xi )






$N(\mathrm{O}, \sigma^{2})$ , $\xi_{\mathrm{f}1}$. .
$\sigma^{2}$ .
$\xi_{r}$, i.i.d. $(x_{:}, y)$ ,
$p(x,|J, ’ \theta,\wedge|’’\sigma^{z}., k\backslash )=\int p(x,tJ, ‘\theta,\wedge’,\xi)k(\epsilon)"\xi \mathrm{d}$ (3.2)
. ,
$p(x,1J, ‘ \prime 9,\wedge 1’\xi’, \sigma 2)=.\frac{1}{2\pi\sigma^{2}}\mathrm{c}!\mathrm{x}\mathrm{p}\{-\frac{1}{2\sigma^{2}}.(x-\xi)2-\frac{1}{2\sigma^{2}}(y-\beta\xi-\wedge|)^{2\}}$’ (3.3)
$\xi$ $(x, y)$ ( ) .









$x_{t}..-\xi_{tl}$. $+‘\prime 9(_{J\prime 1}1\cdot-\wedge\prime^{\prime-\theta,)}\epsilon_{\mathrm{r}}=0$ , $\alpha=1,$ $\ldots,$ $n$,
(3.5)
(3.6)







. , $\overline{T,},$ $\overline{\mathrm{i}/}$ , $x^{\overline{2}\overline{z}},$$\overline{x|J},|J$ 2 . , (3.9) (3.8)
3 (2 ) .
$S_{xy}\mathit{0}2-(s,-r\mathrm{V}S)_{\wedge}xx-S_{x}.,$$=0ifJ$ (3.10)








. $S_{r/}.,$ $–0$ , $S_{xx}>S_{JJ}.$. $‘\wedge\prime 9_{\mathrm{A}\cdot’\Gamma\prime}=0$ , $S_{xx}<‘ S_{\tau/^{\tau}J}$ $h^{\wedge}\prime 9nr\Gamma,$ $=\infty$ .
. 1 , Neyman-Scott
, , (
[1995] $)$ .. . , $(^{\wedge}‘\prime 9_{krr,|\mathrm{h}},\wedge\wedge.)\prime fr,$ $\xi$
$k.(\xi)$ $\sqrt{n}-$ , .
Av9. $k[^{\wedge}.‘\prime 9\mathrm{A}.\prime r_{\text{ }},f\mathrm{A},r\Gamma\wedge,]\wedge J$
$=$ $.. \frac{\sigma^{l}\{\sigma^{2}+(1+\wedge\prime 9^{2})\sigma^{2}\epsilon\}}{\sigma_{\xi}^{4}}..[-l^{J_{\xi}}1,$ $\cdot,\cdot\frac{\sigma^{2}/l^{z}(\epsilon^{+}1+_{h}\prime 9^{2})-\prime\iota\epsilon\sigma^{2}\epsilon(l\iota^{z2}\xi\xi\sigma+.)}{\sigma^{2}+(1+\wedge 9^{2}\prime)\sigma^{2}\xi}...\cdot.\cdot]$ (3.13)
.
2 , 2 .
. $(x_{\alpha},\mathrm{t}J,).),$ $a$. $=1,$ $\ldots,$ $n$ $J\mathrm{t}=t\nu’x\prime\prime+\wedge|’$
$. \sum_{\theta=\iota}^{\gamma p}\frac{(\mathrm{t}_{n\cdot\backslash }J-l9\mathit{7}\prime l\mathrm{r}-\wedge)^{l}|’}{1+l^{2}}‘’$
.
(3.14)






$\{x+‘\prime 9(y-\wedge|’)+c\}(y-\wedge,’-\theta x)$ (3.15)
$y^{-\wedge}|^{\prime-}\theta x$ (3.16)
$(c\in R)$ $(c=0)$ . , $(x,\mathrm{t}J)$








31 $.\xi$ $\mathrm{A}\backslash ^{\tau}\prime\prime(//,\epsilon, \sigma^{2}\epsilon)$.
(
) .
31 $\xi$ , $h^{\wedge}’ h\cdot\prime\prime i,$ , ^^1’A.r
$S=\{p(x,\mathrm{t}J, \theta, \gamma, \sigma^{2}, k.)\}$ .
$\xi$ $\mu_{\xi},$
$\sigma_{\xi}^{2}$
$R_{1)}’=\{_{\angle}’\backslash ^{r}’(\mu\xi, \sigma^{2})\epsilon|l^{\iota_{\xi},\sigma_{\xi}}2\}$ .
, $(x, y)$ , $\mathit{3},$ $\wedge\sigma^{2}|’’‘,$ $//,\xi.’\sigma^{2}.\epsilon$
$\beta\mu_{\xi}+\wedge’/\iota_{\xi}||$ ,
. $S$ $S_{\mathrm{I})}=\{p(x_{:},\mathrm{t}J, \wedge\theta, \wedge,’, \sigma,\mu\epsilon, \sigma^{2})2.\xi\}$
.
32 S , $S=\{P(x, y, \wedge 9,\wedge’, \sigma^{2}, k’\cdot)|.\}$
3, $\gamma$ S $\mathit{3},$ $\wedge i$, – .
32 $\xi$ ,
$h^{\wedge}\prime 9_{M}r’$ ’^^|\acute M $S_{\mathrm{I})}$




($]o$( $.\mathrm{a}\mathrm{t}\mathrm{i}_{0\mathrm{n}-}\mathrm{s}\mathrm{C}\mathrm{a}\mathrm{l}\mathrm{e}$ model) .
$K= \{\frac{1}{\sigma_{\xi}}f(\frac{\xi-l^{\mathit{1}_{\xi}}}{\sigma_{\xi}})|\mu_{\xi},$
$\sigma_{\xi}$.
$’ f\in \mathcal{F}\}$ (3.19)
, $\mathcal{F}$ $0$ , 1 . (X, $J\uparrow$ )
$S=\{p(x,\mathrm{t}J, \wedge 9’, \wedge’, \sigma^{2}|., \eta, f)|\theta, \wedge 1’’\sigma^{2}, \eta=(\mu_{\xi}, \sigma_{\xi}), f\in F\}$ (3.20)
$(\mathit{9}=(‘\prime 9, \wedge’)’$ ).
$g(x, y, \theta, \wedge|’)$
$-$
$\sum g(x_{\alpha’ J\mathit{9}’ \mathit{9}}|\alpha’ h\prime 9\wedge’\gamma p)\wedge=0\wedge$, (3.21)
$cx\cdot=1$
$\wedge^{\wedge}\prime 9\wedge Jg’ tg\wedge \mathrm{t}$ . 2 $w$ , , $\wedge\wedge|’g$
( 11 ) 2
$w^{\mathrm{T}}.(\mathrm{A}\mathrm{v}_{\mathit{9},\sigma^{2}}.\eta.f.[^{\wedge}:^{9_{g’\prime}}’\wedge\wedge\prime g])w$
.
31 $h\prime 9,$ $\wedge f’’\sigma^{2},$ $\eta=(l^{l\sigma}\xi,\xi)$
$\mathrm{n}1\mathrm{a}\mathrm{x}wf\in\dot{f}.\mathrm{T}(\mathrm{A}\mathrm{v}_{\mathit{9}.\sigma^{2}}.\eta.\int[^{\wedge}.\wedge\wedge\prime 9_{g’ g}\wedge]\prime’)w$
, $\wedge\wedge|’g$ .





$\Rightarrow$ $\xi$ (\xi ) $\sqrt$n– .
2. – .
1. L- ( ). L-
.




) , $(\mathrm{N}\mathrm{P}.\backslash ^{\prime \mathrm{n}}1\mathrm{a}\mathrm{n}-\mathrm{s}c.o\mathrm{t}\mathrm{t}[1948])$ .
. ,
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